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Actual Trade Data Present in All Sources 
Hypothetical Data 

Altrade Bloomberg Power Markets Weak 

Weighted 
Average #Of 

Ii Offer Price Trades 

20 20.5 20.25 3 
20.25 20.5 20.375 5 
20.25 20.5 

20 21 20.5 1 

20.5 20.75 20.25 1 

20.25 20.5 20.375 4 

20.75 21.25 
21 21.5 21 3 

20.5 21.25 21 1 

20.25 20.5 20.625 3 

21 21.75 21 1 

21 21.5 21.375 5 
20.5 20.75 20.5 1 

20.25 20.75 20.5 1 
20.25 20.5 20.25 1 

20.5 21 20.75 3 

20.75 21.25 21 1 
21 21.25 21 4 
20 21 20.5 2 

19.75 20.75 20.5 2 

Altrade 
Yatue l%celmt 

1 20.375 5 
2 20.5 1 
3 20.375 4 
4 21 3 
5 20.625 3 
6 21.375 5 
7 20.5 1 
8 20.75 3 
9 21 4 

IO 20.5 2 

(a’b+c’d+e’f)/ 
(b+d+O (b+d+f) 

1 20.328125 8 
2 20.34375 4 
3 20.41666667 6 
4 20.95833333 6 
5 20.6875 6 
6 21.328125 a 
7 20.5 3 
8 20.70833333 6 
9 21.03571429 7 

10 20.5 4 
Total 20.72493793 58 

.ice 

C D F F 

Bloomberg ~owar Markets Week 

Yak 
20.25 bkbht 

YaluawJ?im 
1 20.25 2 

20.375 1 20.25 2 
20.5 1 20.5 1 

21 1 20.875 2 
20.75 1 20.75 2 
21.25 1 21.25 2 

20.5 1 20.5 1 

20.5 1 20.75 2 
21 t 21.125 2 

20.5 1 20.5 1 

LOWW UPPer 
d Offer Range Range 

20 20.5 

20 20.5 

20.5 

20.75 21 

20.5 21 

21 21.5 

20.5 

20.5 21 

21 21.25 
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Hierarchy of On-Peak Data Collection 

Actual Trade Data Present. but Not for Each Day in Each Data Some 
Hypothetical Data 

Altrade 

Bid 

Weighted 
Average #Of 

offer Price Trades 

20 20.5 
20.25 20.5 
20.25 20.5 

20 21 
20.5 20.75 

20.25 20.5 20.375 
20.75 21.25 

21 21.5 
20.5 21.25 21 

20.25 20.5 20.625 
21 21.75 21 
21 21.5 21.375 

20.5 20.75 
20.25 20.75 
20.25 20.5 

20.5 21 
20.75 21.25 

21 21.25 
20 21 

19.75 20.75 20.5 

A 6 
Altrade 

!ialua iJYal!a 
1 
2 
3 20.375 4 
4 
5 20.625 3 
6 21.375 5 

C D 

7 
a 
9 

10 20.5 2 

(a’b+c*d+e’f)/ 
(b+d+f) (b+d+f) 

1 20.25 3 
2 
3 20.4 5 
4 20.875 2 
5 20.6875 6 
6 21.328125 8 

P, rice 

Power Markets Week 

Lower UPPer 
Bid Offer Range Range 

20 20.5 

20.75 21 

20.5 21 

21 21.5 

20.5 21 

21 21.25 

Power Markets Week BloomDerg 
Yalua hlLe&ht yaluem 

20.25 1 20.25 2 

20.5 1 
20.875 2 

20.75 1 20.75 2 
21.25 1 21.25 2 

20.5 1 
20.75 2 

21 1 21.125 2 
20.5 1 

7 20.5 1 
a 20.75 2 
9 21.08333333 3 

IO 20.5 3 
Tota 20.78797879 33 
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Hierarchy of On-Peak Data Collection 

Actual Trade Data Available Only for One Data Source, Some Data Points Missing 
Hypothetical Data 

Altrade Bloomberg Power Markete Week 

Weighted 
Average #of 

3 Offer Price Trades 

20 20.5 
20.25 20.5 
20.25 20.5 

20 21 
20.5 20.75 

20.25 20.5 
20.75 21.25 

21 21.5 
20.5 21.25 

20.25 20.5 
21 21.75 
21 21.5 

20.5 20.75 
20.25 20.75 
20.25 20.5 

20.5 21 
20.75 21.25 

21 21.25 
20 21 

19.75 20.75 

A B C D 
Altrade Bloomberg 

l!alue !dYeiQM Yalua l,Yeia 
1 
2 
3 
4 
5 
6 
7 
a 
9 

10 

(a’b+C’d+e-f)/ 
(b+d+f) (b+d+f) 

1 20.25 2 
2 
3 
4 20.875 2 
5 20.75 2 
6 21.25 2 
7 
8 20.75 2 
9 21.125 2 

10 
Total 20.83333333 12 

nce 

E F 
power Markets Week 

Yalliaw 
20.25 2 

20.875 2 
20.75 2 
21.25 2 

20.75 2 
21.125 2 

Lower UPPer 
d offer Range Range 

20 20 20.5 20.5 

20.75 20.75 21 21 

20.5 20.5 21 21 

21 21 21.5 21.5 

20.5 20.5 21 21 

21 21.25 21 21.25 I 
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Hierarchy of On-Peak Data Collection 
No Actual Trade Data Available, Bid-Offer Data Used, Some Data Points Missing 

Hypothetical Data 

Altads 

id 

Weighted 
Average #of 

Offer Price Trade% 

20.25 20.5 

20.5 20.75 

21 21.5 

20.5 20.75 
20.25 20.75 
20.25 20.5 

20.5 21 
20.75 21.25 

21 21.25 

A a 
Altrade 

!&l!Je uei!lht 
1 20.375 1 
2 
3 20.625 1 
4 21.25 1 
5 
6 
7 20.5625 1 
a 20.5625 1 
9 21.0625 1 

10 
Of .sourc;es 

(a’b+c’d+e’f)/ 
(b+d+f) 

1 20.375 
2 20.625 
3 20.625 
4 21.25 
5 
6 
7 20.5625 
a 20.71875 
9 21.15625 

10 
Total 20.79661111 

(b+d+9 
1 
1 
1 
4 

C D 
Bloomberg 

Yslue!ue.lmt 

PI rice id 

E F 
Power Markets Week 

Yaluak!,ieim 

20.63 1 

20.68 1 
21.25 1 

Power Markets Week 

LOWCS 
Offer Range 

UPPer 
Range 

20.50 20.75 

20.75 21 .OO 

21.00 21.50 


